r 



Title: 

Inventor (s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

1/39 




-a 

bag 

to » 
w ft- 



oo 
o 



CK 



oo 
o 



CK 




System And Method For The Automated 
Brokerage Of Financial Instruments 
Inventor(s): Tully et ah 

, Express Mail No. EV328618216US 
Docket # 36194/42366 

2 / 3SL 



OIB) 








Page 1 of 1 



file://C:\Documents%20and%20Settings\millerlk\Local%20Settings\Temporary%20Internet%.. 10/22/2003 



r Title: 

Inventor(s): 
j Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

4/39 



152 



Front End 
Application A 
(e.g. web site) 



Front End 
Application N 
(e.g. Java trading 
application) 



OrderRules.dll 



OrderClient.dll 



WBOCiient.dll 



WBOCalculations.dll 



QuoteClientdll 



ODBC 



188 



J 



OrderRules.dll 



OrderClient.dll 



WBOCiient.dll 



WBOCalculations.dll 



QuoteClientdll 
ODBC 



188 



J 



Intermediate 
Layer 
154 



A A A 



A A 



Figure 4 



j Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
. Inventor(s): Tullyetal. 
! Express Mail No. EV3286 1 82 1 6US 
i Docket # 36194/42366 

I . 5/39 J 



1000: User Request for Account Data 



1002: WBOCiient communicated to 
intermediate layer 



1004: Load Balancing 



1006: WBO Server checks cache for 
pertinent customer account data 



Yes, data found 



1008: WBO Server checks rules to 
determine whether to use cached data 



Yes, rules satisfied 



1010: WBO Server gets customer 
account data from cache 



Account Data 



1012: WBO Server receives customer 
account data and performs various 
calculations to obtain data satisfying request 



1014: Account Data 
returned to WBOCiient 
for subsequent display to 
user 



No, data not 
found 



No, rules not 
satisfied 



Customers DB 
182 



Orders DB 
178 



'Account Data 



Back Office Accounting 
Database System 1 70 . 



Figure 5 



( Title: 



Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

6/39 



.J 



1030: User Request for Quote Data 



1032: QuoteClient communicated to 
intermediate layer 



1034: Load Balancing 



1036: Quote Server obtains requested 
quote data either from its cache or from 
the quote feeds of one or more quote 
vendors 



Quote Data 



Figure 6 



1038: Quote Data 
returned to QuoteClient 
for subsequent display to 
user 




Request to Vendor 
Response from Vendor 



Quote Vendor N 
172 



User Qrx\r^ o$ orJer 4rbtA ? 



3 



Title: System And Method For The Automated 

j Brokerage Of Financial Instruments 

Inventor(s): Tully et al. 

Express Mail No. EV328618216US 



Docket # 



36194/42366 

7/39 



\)a\ 



190 






[Fiir ow^ *k-Jc^^ I^WIcd- 



4» ln4crtric^ Afpl»<ah«*S 



1 upAde* 



Title: 

Inventor (s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

8/39 



i 



3 



r 1 O . 




Q 



• o 



o 

Q. 



£ 

00 

CO 



y 



1 4 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

9/39 



I 



\\ml 



Hi 



I 



I 



I 



I 



I 



I 



1 



1 



.Q) Q> — 

a 2 (5 0) 

' w <d o> 

E O> c <D 

Q> t (S> 

to o 



• o 



^.2 _g 



5 £ 

-g .tfl .2 3 »- 

5 111 I 

IO x - 
h-UJ Q. £ 



O 



2 



S3 



S 1 I I 



J S S B g 



38 |§| 



: Si J & 



O 

Q 



Title: 

Inventor (s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

10/39 



o 
o 



\ J 



CO 




& 



r 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

11/39 



=4 



v 




r 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

12/39 



-0 J 



v 




Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

13/39 



o 
o 



2 

3 <3 



S3 




- 



1 



Title: System And Method For The Automated 

Brokerage Of Financial Instruments 

Inventor(s): Tullyetal. 

Express Mail No. EV32861 821 6US 
j Docket # 36194/42366 
i 14/39 

v J 






Title: System And Method For The Automated 

j Brokerage Of Financial Instruments 

;Inventor(s): Tullyetal. 

Express Mail No. EV328618216US 

'Docket # 36194/42366 

: ~ 15/39J 









Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
Inventor(s): Tully et al. 

Express Mail No. EV328618216US 
Docket # 36194/42366 

16/39 




Todays 
executions 

jNp Today's 
j Executions 



jpBB»«tf?aas!asG|}''-Tj 
•;7cEys i-gis* 



figure, ^(-f •) 




Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
Inventor(s) : Tully et al. 

Express Mail No. EV3286 1 82 1 6US 
Docket # 36194/42366 

17/39 





f Title: 

1 Inventor(s): 

j Express Mail No. 

! Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

18/39 



Page 1 of 1 




r 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

19/39 



o 
o 



1 <■) 



o 



0 




.f Title: 



.1 



Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

20/39 



1 



m 



m 




QJ 



o 



3 
I 

c 
u 
E 

3 

O 

• O 

Q 

— * 




oo 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

21/39 




■cr 

Of 



CO 

0 s - 



2 

2 



o 

9 

(j 



f Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
Inventor(s): Tully et al. 

Express Mail No. EV3286 1 82 1 6US 
Docket # 36194/42366 

22/39 




Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

23/39 



Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

24/39 



— > 



I Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
i Inventor(s): Tully et al. 

! Express Mail No. EV3286 1 82 1 6US 
! Docket # 36194/42366 

25/39 



Iisfihhisiuil 



f iff if If^Illi 





1 








I 




1 

5' 






J 




is 

1 1 

© © 

11 



1= 



I e 

"51 









1 




>s c 

5 5 










b' 


5 

a. 

5 

si 

1 1 
0 0 
c a 

2- 



illi 
li'i'l' 



II 



P 1 




II 
i 

u 



i 

ti 

o o 




ittimi!if»}iriii 



1 

!S2S2SSSSS£f I 



I 



iiiltfli'iffliJini 



l 5 



i*si**3 



f5l 

i 




Orders DG 1 



f Title: System And Method For The Automated 

| Brokerage Of Financial Instruments 

| Inventor(s): Tullyetal. 

| Express Mail No. EV328618216US 

! Docket # 36194/42366 

1 26/39 




Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

27/39 




Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
Inventor(s) : Tully et al. 

Express Mail No. EV328618216US 
Docket # 36194/42366 

28/39 




o 

I 

& 



Title: 



; Inventor(s): 

Express Mail No. 
; Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

29/39 




Title: 

Inventor(s): 
Express Mail No. 
Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tully et al. 

EV328618216US 

36194/42366 

30/39 




I Title: System And Method For The Automated 

I Brokerage Of Financial Instruments 

Inventor(s): Tully et al. 

! Express Mail No. EV328618216US 

i Docket # 36194/42366 
| 31/39 



o 

i 



System And Method For The Automated 
Brokerage Of Financial Instruments 
Inventor(s): Tully et al. 

Express Mail No. EV328618216US 
Docket # 36194/42366 

32/39 




Page 1 Of 1 



file://C:\Documents%20an^ 10/22/2003 



f Title: System And Method For The Automated 

; Brokerage Of Financial Instruments 

Inventor(s): Tully et al. 

: Express Mail No. EV328618216US 



Docket # 



36194/42366 

33/39 



Page 1 of 1 



Figure -18-- Multi SiteDR 



Site A St. Louis, Missouri 



SBvrvvrl 



r IVRTbunh*niB 
:B5rusrc 




BDatiradDBIfe ( 

'.. i p I Id ii d n ) B sr up r L 



^Nate :Th e Green W8 Observer, 
Pink Order server Aqua Quote 
server and the» ell o of the 
databases (which were part of the 
basic concept. 




file://C:\Documents%20and%20Settings\millerlk\Local%20Settings\Tem 10/22/2003 



f Title: 

i Inventor(s): 

j Express Mail No. 

! Docket # 



System And Method For The Automated 

Brokerage Of Financial Instruments 

Tullyetal. 

EV328618216US 

36194/42366 

34/39 



Quote Server 



"Ml 




Page 1 of 1 



file://C:\Documents%20and%20Settings\millerlk\Local%20Settings\Temporary%:...' 1 0/1 5/2003 



Configure 



{ Title: System And Method For The Automated 

I Brokerage Of Financial Instruments 

i Inventor(s): Tullyetal. 
. Express Mail No. EV32861 821 6US 

Docket # 36194/42366 
! 35/39 

...... t y - - ■ | -.- 




Page 1 of 1 



file://C:\Documents%20and 0 /o20Settings\millerlk\Local%20Settings\Temporary o /o:..j 10/15/2003 



( Title: System And Method For The Automated 

| Brokerage Of Financial Instruments 

| Inventor(s): Tullyetal. 

i Express Mail No. EV328618216US 

| Docket # 36194/42366 

t 36/39 



QuoleSourcet r |ATFI 



^: -|^!Hi$tofy>S;Qurce:f ATFI 
^Genera 




ka'' AiJarA' 



'£3,*? 



HI 




Page 1 of 1 



file://C:\Documents%20and%20Settings\millerlk\Local%20Settings\Temporary%:...i 1 0/1 5/2003 



Title: 



Inventor(s): 
Express Mail No. EV328618216US 



System And Method For The Automated 
Brokerage Of Financial Instruments 
Tully et al. 



Docket # 



36194/42366 

37/39 



Configure 



.Quote:Soufce:;;|ATFi^ 



JUe^!2.Sdarce^|Njbhe 



& 1.^ NewsiSource: 




Page 1 of 1 



figure 11 6j) 



file://C:\Docimients%20and%20Settings\millerlk\Local%20Settings 1 0/1 5/2003 



r 



Title: System And Method For The Automated 

Brokerage Of Financial Instruments 
Inventor(s) : Tully et al. 

Express Mail No. EV328618216US 
Docket # 36194/42366 

38/39 



Configure 



Page 1 of 1 



lieve&Source: 

' M ■ «^ ' - 

^Eur^men^^ScH^be^ |j^T^I 
, , , Mem Source; [None 
- t \ J ^Htstory 'Source: hn 




figure- 11(e)) 



file://C:\Documents%20and%20Settings\millerlk\Local o /o20Settings\Temporary o /ol..' 10/15/2003 



Title: System And Method For The Automated * 

Brokerage Of Financial Instruments 
Inventor(s): Tully et al. 

Express Mail No. EV328618216US 
Docket # 36194/42366 




! | $ Histbrv Sourc^pTFI 
^Genera! - f "^ r „ «. 



i 



; ^ - ( . ■ . Nones 



1 -I 

!|! 








20: -;-'ipBi 




20: ; 






tP- i 







lil fSBfll 



Security Cache Exp.iatton: 3600 ! r .Option Chain Expiration: JOUU 

Ui -..Movers Cache Expiiatiorc fT j^^M^ l 1800 

1 - " ™— ~ v - — '~ 



. " - • , ' - _ '. . - . - lionn 



m 

m 



i i 






Request Handler Threads 



— — - - — • — "7 — ~ 7^2*-- ~ — * ':-.-Hr^;-^i-ir 

« i t- >- .. ••- • - 



■ >} 1 1 ■* « Drop AO'' *' 



I- 

II 8 

Caricel 




Page 1 of 1 



figure!^) 



file://C:\Documents%20and%20Settings\millerlk\Local%20Settings\Temporary°/ol.J 10/15/2003 



